STATE OF SOUTH CAROLINA
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[] Emergency Relief demanded in petition

DOCKETING INFORMATION (Check all that apply)

[] Request for item to be placed on Commission's Agenda expeditiously

[ ] Other:
INDUSTRY (Check one) NATURE OF ACTION (Check all that apply)
[ 1 Electric [ ] Affidavit [] Letter [ ] Request
[] Electric/Gas [ ] Agreement [ ] Memorandum [ ] Request for Certification
[] Electric/Telecommunications [ ] Answer [ ] Motion [ ] Request for Investigation
[] Electric/Water [] Appellate Review [] Objection [ ] Resale Agreement
[ ] Electric/Water/Telecom. [ ] Application [ ] Petition [ ] Resale Amendment
[] Electric/Water/Sewer [ ] Brief [ ] Petition for Reconsideration [ ] Reservation Letter
X Gas [] Certificate [_] Petition for Rulemaking [ ] Response
[ ] Railroad [ ] Comments [_] Petition for Rule to Show Cause [ _| Response to Discovery
[ ] Sewer [] Complaint [_] Petition to Intervene [] Return to Petition
[] Telecommunications [_] Consent Order [] Petition to Intervene Out of Time [ ] Stipulation
[] Transportation [_] Discovery [] Prefiled Testimony [ ] Subpoena
[ ] water [] Exhibit [] Promotion [] Tariff
[ Water/Sewer [] Expedited Consideration ~ [_] Proposed Order [] Other:
[] Administrative Matter [] Interconnection Agreement [ | Protest
[] Other: [_] Interconnection Amendment [ Publisher's Affidavit
[ ] Late-Filed Exhibit X] Report



C SCE&G:

A SCANA COMPANY Kenneth R. Jackson
Vice President
Rates and Regulatory Services

April 12, 2012

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
1401 Main Street, Suite 900

Columbia, SC 29201

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for March 2012.

If you have any questions concerning this report, please do not hesitate to call.
Sincerely,

Lﬁ%_ ﬂm . ’1{2‘2:_-;{‘

Kenneth R. Jackson

Cc: Scott Elliott, Esq.

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Outstanding Positions



South Carolina Electric & Gas Company
Risk Management Program Adjustments
For March 2012

Daocket 2006-144-G Docket 2006-5-G Inception To
Qrder 2006-331 Order 2006-679 Current Month Date
Broker Fees 579.00 30,604.38 - 31,183.38
Software - 136,135.74 - 136,135.74
Subscriptions - 103,500.00 103,500.00
Labor - 119,241.09 724.64 119,965.73
Carrying Cost - 307,772.78 - 307,772.78
Non Hedging Addition to Cost of Gas 579.00 697.253.99 724.64 698 557.63
Hedging Additions / (Subtractions) 2,337,480.00  48,939,285.40 215,780.00 51,492 545.40
Total 2,338,059.00  49,636,539.39 216,504.64  52191,103.03

Interest Rate 0.2387%
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Trade Date

PUL/CALL LOTS

OIHARLL
J8MAR11
LEMARIL
22HRR11
25HRR11
U3aBPR11
12RPR11
F9RPR1L
2&RPR11
03MAY1I
10HAY1Y
TIMAYLD
24MRYII
31HAY11
07JUHLL
L4JUHIT
Z21JGH11
2BJUNL1
054ULEY
12JULt1
13JULIL
26JULT1
DZAUGI1
09aUGL1
16AUG11
23AUGL1
30AUGL1
a6sEPL1
133EP11
205EP11
2TsEPLL
040CT11
1100711
laocTil
250C7T11
01N0V11
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15NOV11
2280V11
29ROV1Y
06DEC11
13pEC1l
20DEC1)
2TDECIY
P3JARI 2
10JANL2
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i.00
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2.00

Honth
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OlHARLZ
GIMARL2
GIMAR1Z
01MARL2
C1HARLE
O1MARIZ
B1MARLZ
DIMARIZ
CIMARLZ
OIMARIZ
01MARLZ
01MARL2
0IMARIZ
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O01MARL2
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011AR1Z
G1HAR1?

*O1MARL2

JBEAGLAST HONTH
Databaze: Zainel Merant Prod

SCELG March 2012 Results

Strike Price Trade Price

Market Price

Total Cost

Current Value

0SAFR12 07;52
ajo 30MAR12

HMark to Market
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5.25
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18, 900,001 0.00 {8, 800. 00)
{4, 350.00) 0.00 14,350, 00}
(4,500,00) 0.00 {4,500.00)
(5, 006.00) 0.00 15, 000. 00}
{2, 700.00) 0.00 19,700.00)
14, 650.00) 0.00 {4, 650.00)
(4,550.00) 0.00 {4,550, 08}
(4,800.00) 0.00 {4, 800.00)
14, 750.00) 0.00 14,750.00)
19, 90¢.00) 0.00 {3,900, 00}
{4, 756.60) ©.00 {4,756, 00
14,706.00) 0.00 14,700. 00}
{4, 750.00) 0.00 {4,750, 00
[5,106.00) 0.00 {5,100.00)
{9, 900.60) 0.00 (8, 900.00)
14, 956.80) 0.00 {4,950, 60}
(4, 756.060) 0.0 14,750.00)
14,706.00) 0.00 14,700.00%
14,725.00) 0.00 {4,725.00)
19, 255.060) 0.00 19,255.00)
14, 820.060) 0.00 14,800, 60
14, 500.060) 0,00 {4,500. 00}
14, 150.60) 0.00 {4,150.00)
{4, 300.00) 0.00 14,300, 00)
18, 000. 60} 0.00 18, 060,00}
{3, 960.00) 0.00 {3, 900. 00)
{3, 650.00} 0.00 (3, 650.090)
13,700.00) 0.00 (3, 700.00}
{3,600.00) 0.00 (3, 960.00)
{6, 60000} 0.00 16, 600.00)
{3, 300.00) 0.00 (3,300.00)
{3,100.00) 0.00 (3, 1006.00)
{2, 500,00} 0.00 (2, 200.00)
{3,300.00) 0.00 (3, 300,00
{5, 600.00) 0.08 {5, 800.00}
{3,200.00) 0,00 (3,200.00)
{2, 800.00) o.co (2, 800.,00)
{2,550.00) 0.00 (2, 550.00)
{2, 750,00} 0,00 12,750,900
{5,000.00) 0.00 (S, 606 .0D)
{2, 500.00) 0.00 (2, 500.00)
{2, 450_00) 0.00 12,450.00
{2, 450.00) 0.00 12, 450.00)
{2,000.00) 0.00 (2, 00000}
(4,000.00) 0.00 {4, 000.00
{1, 700,00) 0,00 1,709.00}
(215, 780.00) 0.00 (215,780.00
{215, 780.00) o.00 {215, 780.00

Y
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Trade date PUT/CALL LOTS Honth Strike Price Trade Price Market Price Tebal Cost Corrent Value Hark to Market
29¥AR1L CBELL 1.00 0lapR1z 5.0000 0.4708 ¥, 0008 (4,700.00) a.00 (4,700.00)
05RPR11 CALL 1.00 OLAPRL2 5.0600 °.4500 €.0000 (4,500.00) $.00 {4,500.00}
12APR11 CALL 1.00 QlAPRIZ 4,8000 0.4358 0.0000 (4,350,00} 0.900 {4,350,00}
13AFPR11 CALE 1.00 ClaPR1Z 4.7800 0.4700 0.,0000 (4,700.00) Q.00 14,700.00)
26BPR11 ChLL 1.00 OQLAPRL2 4.9500 ©.480¢ 0.0000 (4,800,009} Q.90 {4,800.00}
JOMAY11 CALL 1.00 QIAPKIZ 4.7500 0.451¢0 0.0000 {4,510.00) 0.00 {4,510.00)
1THAY1L CALL 1.00 QIAPRI2 4,7500 0,445 0.0000 {4, 450,00} Q.00 {4,450.00}
24HAY1L CALL 1.00 CLAPRIZ 4.8800 ¢ 4700 0. 0600 (4,700,007 4.90 (4, F00.00)
3IMAY1] CALL 1.0¢ QIAPHLZ2 5.0000 ©.,42308 0.0000 {4,900,00} 2.00 {4, 800,00)
14JUK11 CALL 1.00 OQIAPR1Z 4,8500 0,4800 0.0600 {4, 800,00} 4,00 {4,800.00)
2)JUNLL CALL 1.0C OCIAPR1Z 4.7000 ¢.4550 0.0G00 {4,55%0.09) 0,90 {4,550 000
28JUNTL CALL 1.06 pirarriz 4.,8500 0. 4400 0.0000 14, 400,00} 4.00 {4,400.00})
O5JULEY CAlLL 1.00 OGIBPR1Z 4, 6500 0,4525 0.0000 {4,525.00) a9.00 {4,525.00}
127011 CARLI 1.00 OIiRFR1Z 4.6500 0.4378 0.90000 {4, 377.50) Q.00 {4,377.50]
26JULLY CALL 1.0 DiAPRIZ 4.5500 0. 4450 0.0000 (5, 450.00) a.09 (4,450.00)
QZRYUGL1 CALL 1.00 O0IRPR1Z 4.5000 0.4100 0.0000 (4,100.00) Q.00 (4;100.0G)
02AUG11 CALL 1.¢0 DB1APR1Z 4.4500 0.3800 9.0090 {3, 900,00} .00 (3, 900.00)
16ANGLY CALL 1.00 DIAPRIZ 4.4900 0,3750 0.0000 (3, 150.00) 0.00 (3, 750.00)
30AUGLL CALL 1.00 OIAPR1Z 4.2500 G.3800 0.04:00 {3,800.00) Q.00 (3,800.00}
965EP11 CALL 1.60 {IAPRIZ £.3500 G.3700 06,0000 {3,700,00) 0,00 (3,700,006}
13SEP11 CALL 1,00 0iBPRIZ 4.3500 0,3860 0.0000 {3,8006.00) 0.00 (2,800.00)
20SEF11 AL 1.00 01APRI1Z 4.2500 0.3500 0.0000 {3,500.00) 0.0 (3, 590.00)
ZISEP1L CALL 1.00 0ippRIZ 4.,206% 0.3450 0. 00G0D {3, 456,00} 0,00 {3,450.00)
1100711 CALL i.00 O0RPRIZ 4,0000 G¢,25%0 0.0900 {2,950.00; 000 (2,250.00)
18OCT11 CALL 1.0 D1APRIZ 3.8500 0.34020 0.0000 {3,4006.00) .00 (3,460.00)
ZE0CT1L CALL i.60 491aPR1Z 4.,0000 G¢.3000 0.00600 {3,0066G,00; 0,00 (2,000,00)
OIHOV11 CALYL i.00 0lRPR1Z 3.5000 0,3000 0.0000 {3,000.00) 0,00 (3,000.00)
1EHNGV11 CALL 1.00  0lAPR1Z 3.6000 0.2950 5.0000 {2,950,00¢ 0.00 (2,950.00)
Z2HOV1L CALL 1,00 91APR1Z 3.6000 0.3000 9, 0000 {3, 060,00} 0,00 (3,000,00)
29NGY1L CALL 1,60 J1RPR1Z 3.7000 0,2800 0.0000 {2,800.00) Q.00 (2,800.00)
Q60ECL] CALL 1.00 QlAFR1Z 3.5500 0.3108 4.00060 {3, 100,00} 0.00 (3,200.00)
13PEC11 CALL 1,00 Q1RPRIZ 3.3509 0. 2750 0, 0000 {2,750.00) 6,00 (2,750.00)
2IDEC11 CALL 1.00 OlAPR1Z 3.2500 0.2550 Q.0000 {2,550.00) 0.00 (2,550.06G)
03JAR12 CALL 1.00 OlAPR1Z 3.10090 £.2300 0.0000 {2, 300,003 G, 00 (2,300.00)
10JAK12 CALL 1,00 01APR1Z 3.1000 0,2050 0, 0000 £2,0560,00} 0,00 (2,050.00)

35.00 :*01AFR1Z 0,00 [132,5%2.50
Z8APR11 CALL 1,00 OIHAYIZ 5.0000 9.4700 0.0010 {4,700,00) 10,00 (4,850.00)
19MAY11 CALL 1.6 OiHARY12 4.7500 Q.1680 3,0001 {4, 680.00) 1100 (4,879.00%
24MAYI] CALL 1.06 O1HAYLZ 4. 9600 6. 4650 0.00)0 {4, 650,00 10,00 (4,640,00)
07JUN1L CALL 1.00 OIMAYIZ 5.0500 ©9.4900 0.0010 {4,300.00) 16.06 (4,880.00)
21J081L CALL 1.00 OIHAY12 4,7000 ©.4700 0.0010 (2, 70G.00) 10.00 {1,880.C0)
05JUL1L CALYL 1.00 O1MARY12 4.,7000 0.4525 0.0001 (4,525,00} 1.00 (4,524,00}
123UL1 I CAHLL 1.00 OIMAYIZ 4.8000 0.4600 0.0001 {4,600.00) 1.00 {4,5599,.G0)
02AUGI11 CALL 1.06 O1HRY12 4.5000 0.4400 0,000 {4,400.00) 1G¢.00 {4,35%0.00)
16A0G11 CALL 1.00 OlMAY12 4.4560 0.3800 0.0030 {3,800,00) 1o.00 {3,780.00)
30AUGL] CALL 1.9 OlMAY12 4, 3000 Qa, 4009 a.0010 {4,000¢,00) 10,00 (3,980.00})
138EFP11 CALL 1.00 O0IMAY12 4.3500 0. 4200 0.001¢ {4,200,00) 10.00 (4,150.00}
2ISEE1L CALT. 1.0 CIMEY1Z 4.2500 0.3600 G, 0010 {3, 600,00} 10.06 {3,520.00)
110CT1) CALL 1,00 GlMAYIZ 4,0000 0.3400 0.0010 {3,400G.00) 10.00 {3,390, 00)
250CT11 CALL 1.00 CGIMRY12 4.0000 06,3350 0, 0010 {3,35¢.00) 10.0G0 {3,340.00%
0BHOVIL CALL 1.0n  GlMaYi2 3.8500 0.3200 0.0010 {3,200.00 1p.00 {3,190.00}
2MMOVIL CALL 1.66 GIMAY12 1,8500 0,3280 0,0010 (3,250,00) 10,00 (3,240, 00)
OGDECI CALL 1.00 014AY12 1.6000 0.3300 ¢.o010 {3,300.00) 1c.00 {3,290.00)
20DECIL CALL 1.00  0IMAY12 3.3800 0.3050 0. O0I¢ (32, 050.00) 16.00 {3, 040,00}
03JAN1Z CALL 1,00 0OIMAY12 31,1500 0,2600 o,0010 (2,606, 00) 16.00 {2,590.00})

19.00 *DIMAYIZ {74,905.00) 163.00 {74, T4Z.00)
31MAYI1 CALL 1.00 Qlauniz 5.0500 G.5000 0.000% (5,000.00) %.00 {4,691 00}
29JuH11 CALL 1.60 9Iaumiz 4.7000 0.4530 [ TEA {4,520.060) 11.00 {4,579.00}
1200111 CALL 1.00 G1AMiIZ 4.,7560 0.,4530 06,0011 {4,530.00} i1,00 {4,519, 00}
26J1LE1 ChALL 1.00 dlauniz 4.6000 0.4600 0.0010 (4,600.00} 10,00 {4,590.00}
TGRAUGEL CALT, 1.00 O1JUR1Z 4._500D 0.4200 G.o0lo {4,200.60) i0.0¢ {4,130.00}
2330611 CALL 1.00 01JUniZ 4.3500 0.42860 6.0010 {4,200.00) 10.00 {4,190.00}
O06SEPLL CALL 1.00 OidJUN12 4.4500 0.4050 0.0010 (4,050.00) 16.00 {4,040.00}
205EPLY TALL 1.060 O1JuRIZ 4.3500 0.3800 G.001g (3,800.00) lo.ce {3,780.00j)
180CTLL CALL 1.60 01JUR1Z 4.080¢ 0_3850 00917 (3,850.00) T.00 {3,833.00}
-
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Trade Date PUT/CALL LOTS Month sStrike Price Trade Price Market Price Total Cost Cuzrent Value Mark to Mavket
ClROVLL CALL 1.00 01JmMiZ2 4.480ap 0.3750 D.0020 {3,750.00) 20.00 (3,7306.00)
15KOVLL CALL 1.00 0Lownnz 3.7000 0,3500 0.0030 13,500.00) 39.00 (3,470.00)
29N0VIL CALL 1.00 O01JUWIZ 37500 9.3400 0.0030 {3,400.00] 30.00 (3,370.00)
13DECLY CALL 31,00 0LJUHIZ 3.4500 0.3400 0.00650 (3, 400.09} 50.00 (3,350,000
27DECL1 CALL I.00 01J0niz 3.3500 0.3150 B.0G60 {3,150.00} €0, G0 (3,020,000
10damM12 CALL 1.00 O1J0HEZ 3.2G00 0.2750 G.0030 (2,750.00} 40.00 (2,680,00)
£
15.00 *01JUNIZ {58,779.00} 319,00 [(58,322.00)
28Junll CALL 1.68 O01lJUnis £, 8000 04645 06,0018 {4,645.601 16.00 {£,625.00)
12J0L11 CALL 1.0¢ 0150812 4.8500 0.4530 0.0015 {4, 530.60) 15,00 14,515.00)
26J0L11 CALL 1.0¢ 01JUE12 &£.7500 0.45006 0.0028 {&,500.00) 20.00 {4,486.00})
28AUGI1 CalL 1.00 01JUER12 4. 6000 0.,4200 0.0020 {4,200,00) 20.00 {4,180.00)
23AUG11 CALL 1.0¢ olauniz 4.4500 0.4150 0.6020 {4,150.00) 20.00 {4,130.00)
063EP] ] CALL 1.0¢ 0G1JULi2 4.5000 Q4300 0.0020 {¢,300.00] 20.00 {4,280.00)
205EP11 CAbLL 1.00 ©C1lJubRi2 44,4000 0.4050 0.06020 {4, 050,00) 20.00 {4,030.00)
NACGCTIL CALL 1.00 GlduLiz 4.2500 Q.3%00 0.0030 {3,800.00) a0.00 {3, 870,00}
1BOCTLI] CALL 1.00 01JULi2 4.1500 ¢.3350 0.0036 (3,850,009 36.00 {3,914.00)
01p0V1il CALL 1.00 01auLi2 4.1000 0.3850 D.0040 {3,850.00) 40,008 {3,614, 00
1SKOV11 CALLE 1.00 01JUL12 3.8000 ¢.3550 0.0070 {3,550.00) 70.00 43, 480, 00}
2910V11 CALL 1.00 01JuLniz 3.8a00 3.3650 0.0070 (3,850.00) ‘10. 08 (3, 580.00)
13DECIY CALL 1.00 01J9UL12 ’ 3.5500 a.3350 6.0120 {3,350.00) 120,06 {3,230, 00)
Z0DET11 CALL 1.00 91JUL12 3.4500 0.3300 0.G150 {3,300.00) 150,08 ) {3,150.00)
27ThECL] CALL 1.00 D1aHL12 3.5000 0.3600 0.6130 {3,000.90) 130.06 {2, 870.00)
103pN12 CALL 1.00 9i1auL12 3.2500 0.3200 p.0240 {3,200.00) 240.00 (2,260,.00)
16,00 *+01J0L12 {62,125,00) 1,017.00 {61, 108.00)
Z6JULLL CALL 1.600 91RUG1Z 4.8000 0.4650 p.0020 (4, 650.900) 20.00 {4,630,00)
G9aUGE1 T CALL 1.00 OIRDGL2 4, 6500 0.4300 f.0030 (4,300,003 36.00 (4, 270.00)
23AUGIY CALL 1.00 91AUG12 4. 5000 0.4400 B.0030 (4,400.00) 30,00 {4,370.00)
B6SERIL CALL 1.60 OIAuGl2 4.5500 0.4400 0.6030 (4,4006.00) 3g.00 (4,270, 00)
2035EP11 CRLL 1.060 OIAUG12 4.5000 0.4000 0.0039 (4,006_00) 3G.00 (3, 870.06)
040CTE 1 CALL 1.00 01AUG1Z 4.3000 0.43100 0.0050 (4,1900.90) 50,60 {4, 030.00)
180CTid CARLYL, 1.060 OlAUG1Z 4,2500 0.3850 Q.0056 [3,950.00) 56.00 (3,894,008}
QIHDVI1 CRLL 1.60 OI1AUG1Z2 4,2000 0,3903 Q. 0069 (3,900.00) 60,00 (3, 840.00)
15HDVIY ChLL 1.80 O01AUG1Z 3.9000 0.3500 0.0120 (3,500.00) 126,00 (3, 380.90)
200V ChLY, 1.80 0lAUG1R 3.8500 .3%00 2.0119 (3, 600.00) 11,00 (3, 490,00)
13DEC1Y CRLL 1,00 O1RUGLZ 3.6500 G.3400 00,0209 (3,4006.00) 208,30 {3,200.00)
2TBECEY CALL 1.00 03AUGLZ 3.5500 6.3200 0.0250 (3,20G0.00} 250,00 (2, 950.00)
10JRNI2 CALL 1,06 01AUGL12 3.3500 4.3150 Q. 0380 {3,150.00}) 33p0.40 {2,760,00)
13.00 +01R0G12 (50, 55606} 1,376.00 142, 174.00)
30A0G11 CaLY. 1.00 015EP12 4.60580 0.4200 . 0090 {4,200.00} a¢.06 (4,110.90)
138EPL1 CALL 1.00 OlSER1Z 4.0 0.4200 0, 0080 {4,200.00} 806.00 (4, 120.,80)
2TSEPL1 CALL 1.08 G1SEP12 4.59500 0.4000 ¢.0100 {4,000.00) 100.00 {3,900.900})
110C€T1Y CalL 1.00 OB1skEPi2 4.2%90 0.4100 0.0150 {4,100.00) 150.00 {3,950.00})
2500T11 CALL 1.00 OlSEP12 4.3000 0.3850 o, 0140 {3, 850.00} 140.00 {3,7L0.00}
OBNHOVLL CALL 1.00 B1S5EPiZ 4.1000 0.3900 0.01%0 {3,800.00) 180.00 {3, 710,00}
22H0V11 CALL 1.00 015BPI2 3.9500 0.3690 0.9240 {3,600.00) 240.00 {2, 360.00}
OBDECLL CALL 1.00 D1SEP12 3.9550 0.3530 0.0240 . {3,550,00) 240.09 {3,310.00}
20DECLL CALL 1,90 015EPi2 3.6000 0.3350 0.0430 {3,350.00) 430,00 {2,820.00}
03JRN12 CALL 1.909 01sEPiz 3.4500 £.3290 0.0560 {3,200.00) 560.0D (2, 640.00}
14.00 ‘01SEFL12 {37,950.00) 2,220,00 {35, 730,00}
110C0T1L CALL 1.00 910CT12 4.4000 0.395¢C 0.024 $3,850.00) 240,00 (3,716.00}
230CT1LE CALL 1.00 01cCTlZ 4.4000 a.4900 ¢.0240 {4, 000.00) 248,00 {3, 760,00}
OBROV1Y CALL 1.00 D1oCTiZ 4. 2000 0.3300 0.0320 {3, 500.00) 3290.00 {3,580.00}
22N0V1L CALL 1.00 010CT12 4.1000 a.3600 0,.0360 {13,600.00) 369.00 (3,240.00)
DEDEC11 CALL 1.00 010CT12 4.1000 0.3450 0.0360 {3,450.00) 360,00 13, 09G. 00}
20DECT] CALL 1.00 0lOCT12 3.7000 0.3350 0.0640 {3,35%0.00) 640.900 i2,718.00)
DAJBN12 CALL 1,00 010CT12 3,5500 0.3300 0.0790 {3, 300.00) 790,00 12,51C.00)
7.00 *DIOCT1Z2 {25, 250.00) 2,850.00 (22, 600.00)
OINOV1L CARLL 1.006 0inovlZ 4.5500 0.4100 0.0350 {4,100,003 350,00 13, 750.00)
15ROVl CALL 1.00 4iNovlz 2.2000 0.3750 0.0550 {3,750.00) 550,00 13,200.00)
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Trade Date PUT/CALL  LOTS Honth Strike Price Trade Price Market Price Total Cost current Value Mark to Harket
ZAR0V1L CALL 1.0 oOoLnov12 4.2500 ¢.3860 0.0510 {3,800.00} 510.90 (3,290,080}
13CEC11 CALL 1.8 O01OV1Z 3.9500 D.3450 Q.0770 {3, 450.00) .00 (2, 680.00}
2TDECIL CALL 2.00 0lxowlz 3,906G0 ¢.3300 0.0830 {6, 600.00} 1,660,00 {4,940.00)
105AN1Z CALL 1.09  DlHovlz 3.70G0 ¢,3350 0.1190 {3,350.00} 1,1900.00 (2,250,00}
- 7.00 *01HOV12 {25,050, 00} 4,%840.00 129, 119, 00}
29KQVil CARLL 2.00 01DEC1Z 1.5000 6. 4050 0.0790 18,106.00} 1,440.00 {0, 7T00.00;
QGDECIL CALL 1.00 O0IPECIZ 4,4500 G.4050 0,075 {4,050.00} 150,00 {3,300, 003
I3DECHL CALL 1.00 01DEC1Z 1.2009 0.3600 £.10340 {3, 600.00} 1,020,00 {2,570.00)
20DECI1 CALL 2,00 MDEC1Z 4.4500 0.3800 9.,1250 {7, 600,00} Z,500,00 £5,100.003
2TRECL] CALL 1.00 UI1DEC1Z 4.0500 0.3850 0.1250 {3,850.00} 1,250.00 {2, 600_00}
G3JANLE CALL 1.00 OIDEC12 3.9500 0.3600¢ 0.1420 {3, 600.00} 1,420.00 {2,180.00¢
10JAN12 CALI: 1.00 O01DEC12 3.9000 0.360¢ N 9.,1520 {3, 800,00} 1,520.00 (2,080,900}
2.00 *01DECI12 (34,400.00) 9,870,006 {24,530.00}
27DECLL CELL 2,00 01JANI3 4.2500 0.3700 0.1i520 {7,400.00} 3,040,006 (4,360,008}
DATENIZ CALL 2.00 O01JANId 4.31000 0.3700 0,1780 {7,400.00) 3,580.00 (3, 840,00}
100aM12 CALL 1.80 OLJANI3 4,0500 0.3750¢ 0.:870 {3,750.00) 1,8%0.00 {1, 880,00}
5.006 *01JAN1]3 (18, 350.00) 8,470.00 {10, 08000}
136,00 {520, 412.50) 31,384.00 (489,028.50}



